On the probability of large deviations in Banach spaces by Bolthausen, E
University of Zurich
Zurich Open Repository and Archive
Winterthurerstr. 190
CH-8057 Zurich
http://www.zora.uzh.ch
Year: 1984
On the probability of large deviations in Banach spaces
Bolthausen, E
Bolthausen, E (1984). On the probability of large deviations in Banach spaces. The Annals of Probability,
12(2):427-435.
Postprint available at:
http://www.zora.uzh.ch
Posted at the Zurich Open Repository and Archive, University of Zurich.
http://www.zora.uzh.ch
Originally published at:
The Annals of Probability 1984, 12(2):427-435.
Bolthausen, E (1984). On the probability of large deviations in Banach spaces. The Annals of Probability,
12(2):427-435.
Postprint available at:
http://www.zora.uzh.ch
Posted at the Zurich Open Repository and Archive, University of Zurich.
http://www.zora.uzh.ch
Originally published at:
The Annals of Probability 1984, 12(2):427-435.
On the probability of large deviations in Banach spaces
Abstract
Probabilities of large deviations for sums of i.i.d. Banach space valued random variables are
investigated when the laws of the random variables converge weakly and a uniform exponential
integrability condition is satisfied. Furthermore, a discussion of possible improvements of the estimates
is given, when the probability is estimated that the sum lies in a convex set.
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